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$T$ 0–1 $x_{1},$ $x_{2},$ $\ldots,$ $x_{m}$
$T$ : $x_{i}=1$ , $e_{i}\in S$
$x_{i}=0$ , $e_{i}\not\in S$
$X$ $T(N, S)$ 0–1 $X$
$P_{1}$ : $7r\iota i7\iota imizecx$
subject to $x\in X$
$c_{i}$ $\mu C\dot{.}(\omega)$
$\mu_{C\dot{.}(\omega)}(\mathrm{q})=\max\{L(\frac{c_{i}-d_{i(\omega)}}{\alpha_{i}}),$ $0\}$
$L$ $\mathrm{R}arrow[0,1]$ $L(x)=L(-X)\forall x\in \mathrm{R}$ $L(\mathrm{O})=1$
&(\mbox{\boldmath $\omega$}) $\mu_{i}$ , $\sigma_{i}^{2}$
$d_{i}(\omega)$ $\mu_{C\dot{.}(\omega)}(\alpha)$
$y=\mathrm{c}x$ $y$
$\mathrm{Y}(\omega)$ D.Dubois H.Prade [17]
$\mu_{Y(d)\backslash }‘:y)’\max=\{L(\frac{y-\sum_{i=}^{m_{1}}d_{i}(\omega)X_{i}}{\sum_{--1}^{m}\alpha_{i}X_{i}}.),$ $0\}$











[24, 25, 26, 27, 28, 29]








$\sup_{y}\min\{\mu Y\mathrm{t}\omega)(y), \mu_{G}(y)\}\geq h$
$\Leftrightarrow$ $\exists y$ : “$\mu_{\mathrm{Y}(\omega}$ ) $(y)\geq h,$ $\mu_{G}(y)\geq h$”
$\Leftrightarrow$ $\exists y$ : “$L( \frac{y-\sum_{i1}^{m}=d_{i}(\omega)X_{i}}{\sum_{i=1}^{m}\alpha_{1X_{i}}}.)\geq h,$ $\mu_{G}(y)\geq h$”
$\Leftrightarrow$ $\exists y$ : “$y \geq\sum_{1i=}^{m}\psi(\omega)x:-L*(fl)\sum_{i=}m1\alpha\dot{|}X_{1}.,$ $y\leq\mu_{G()}^{*}h$”
$\Leftrightarrow$ $\sum_{i=1}^{m}d_{i}(\omega)Xi-L^{*}(h)\sum_{=i1}\alpha iX:\leq\mu_{G}^{*}(h)m$
$P_{2}$
$P_{3}$ : maximize $h$
subjed to $Pr[ \sum_{i=1}^{m}\{d_{i}(\omega)-L^{*}(h)\alpha:\}xi\leq\mu_{G}^{*}(h)]\geq\alpha$
$x\in X$
$L^{*}(\cdot),$ $\mu_{G}^{*}(\cdot)$
$L^{*}(h_{I}^{\backslash }$ $=$ $\{$
$\sup\{r|L(\Gamma)>h, r\geq 0\}$ $(0<h\leq 1)$
$\infty$ $(h=0)$




$P$ : $-arrow m*\cdot-*\cdot\sim-L$
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4$P_{4}$ : minimize $z(x, h)$
subject to $x\in X$
$P$
1 $P$ $h^{*}$ $0<h^{*}<1$ $P$ $P_{4}$
$z(x^{*}, h^{*})=\mu_{G}^{*}(h^{*})$
$0<h<1$ $\mu_{G}$ $\mu_{G}^{*}(h)=g^{-1}(h)$ $P$
$x^{*},$ $h^{*}(0<h^{*}<1)$ $z(x^{*}, h*)=_{\mathit{9}^{-}}(1h^{*})$ $h^{*}$ $x^{*},$ )
$z(x^{*}, h^{*})<g^{-1}(h^{*})$ ,
$L^{*}(h)$ $g^{-1}(h)$ $z(x^{*}, h)$ $h^{*}<h^{r}$
$h^{*}$









$f1(X$} $= \sum_{i=1}\Delta Lm\{\mu_{i}-*(h)\alpha i\}Xi,$ $f_{2}(_{X)}$ $\sum_{i=1}^{m}\sigma_{i}^{2}x_{1}$.
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$\ovalbox{\tt\small REJECT}$ $h$ 2
$P_{4}’$ : minimize $f1(x)$
miminize $f_{2}(x)$
subject to $x\in X$
2 $P_{4}$ $P_{4}’$




$x’$ $x^{*}$ $z(x^{*}, h^{*})=g^{-1}(h^{*})$ (3), (4) $x’$





$P_{4}^{l}(\lambda)$ : minimize $\sum_{\mathrm{i}=1}^{m}(\mu_{i}-L^{*}(h)\alpha i+\lambda K_{\alpha}\sigma_{i}^{2})x_{i}$
subjed to $x\in X$
$h$ $P_{4}’(\lambda)$ – $\lambda$
[33]
$c_{i}’=\mu i-L*(h)\alpha i+K_{a}\sigma_{i}^{2}\lambda$
$c_{i}$, $e_{i}$ $h$ $\lambda$ 2 $P_{4}’$
, $c_{\acute{i}}$ (5) 2
$h,$ $\lambda$ $L$“ $(h)=q$ 3 ( $h,$ $\lambda$ , ) $c_{\dot{l}}’=c_{\acute{j}}$
$\lambda$
$\lambda_{i\mathrm{j}}$
$\lambda_{ij}=\frac{\mu_{i}-\mu_{j}+q(\alpha j-\alpha i)}{K_{\alpha}(\sigma_{j}^{2}-\sigma^{2})i}$ (5)
$\mu_{i},$ $\sigma_{i}$ , K $(q, \lambda)$ $q$ $\lambda_{\dot{\iota}j}\text{ }$
–
3 2 $\lambda$ – $c_{i}’$ –
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2 $k,$ $l$ $\lambda_{kl}$ 2 $c_{i}’$ $\lambda_{kl}$
$\mathrm{A}\mathrm{a}$
$\lambda=0$ $c_{i}’$ $i(i=1, \ldots, m)$ 2
$\lambda_{kl}$ $0$ – $\lambda_{st}$ $0<\lambda<\lambda\epsilon t$ $m$ $\mathrm{c}_{1}’$







2 $k,$ $l$ $c_{\acute{k}}=c_{l}’$
$\lambda=\frac{\mu\iota-\mu_{k}+q(\alpha k-\alpha\iota)}{K_{o}(\sigma^{2}-k\sigma_{l}^{2})}$
$q$ – 2
– ( ) $q$ – 2 $i,$ $j$




2 $o(m^{2})$ $\lambda$ – $q$ $O(m^{4})$






2. $y_{i},$ $y_{j},$ $y_{k}$ $(i, j, k=1, ... , m)$ $\lambda>0$
3. $y_{i}$ $\lambda_{1j}$. $\lambda_{kl}$
$h_{1}<f\iota_{2}<\cdots<h_{q}$ 2
2: $\overline{h}=$ 5 $\hat{h}$ $h=\hat{h}$
$z(x, h)\leq g^{-1}(h)$





5: $h$ $\min_{:\in K}c_{i}^{;}$
$z(x, h)\leq g^{-1}(h)$ $h$
2 $P_{4}$ $O(m^{4}\log m)$
1 $\mu_{\dot{\iota}}$ -\beta $m$ $O(m^{2})$ $m$ 3
$O(\pi l^{3})$ , $\lambda_{ij}$ $O(m^{2})$ $O(m^{4})$
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